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Prior Month Attribution: Explanation for significant change in attributes:
Month Total Return (Including Cash) -0.07%
Fiscal Year to Date Return (Incl. Cash) 0.97%
Calendar Year to Date Return (Incl. Cash) 2.63%
Wgtd. Avg. Coupon 2.9%
Current Yield 2.8% Ttl Rtn Attribution (Est.) Portfolio Index
Yield to Maturity 1.1% Coupon Return 0.24% 0.26%
Wgtd. Avg. Maturity 3.7 Principal Return -0.50% -0.68%
Effective Duration 2.7 Duration/Convexity -0.13% -0.16%
Number of securities 100 Security/Sector -0.36% -0.53%
Portfolio Size (millions) 3 568.5 Total Return (w/o cash) -0.25% -0.42%




